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(2.1) $\frac{\partial h(r,t)}{\partial t}=\nu\nabla^{2}/l(r, t)+\frac{1}{2}\lambda(\nabla h(r, t))^{2}+\eta(r, t)$
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(3.3) $A\overline{\lambda^{\prime i}}_{7l+}1=\lambda_{n}^{\overline{r}\iota’}+f^{i}n+g\triangle t_{n}\triangle\nu V^{i}n$ .
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$F_{2}^{i}.=f^{i}(X_{l}^{\overline{\prime}},+F_{1}\triangle t_{?l}\cdot+g\triangle\nu V.\iota)$ , $F_{3}^{i}=f^{i}(-n+ \frac{1}{2}[F_{1}+F_{2}]\Delta t_{n}+g\Delta W_{n})$.
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$\langle\hat{\xi}_{n}\rangle=\langle\hat{\xi}7\iota 3\rangle=\langle\hat{\xi}_{n}^{5}\rangle=0,$ $\langle\hat{\xi}_{n}^{2}\rangle=1,$ $\langle\hat{\xi}_{n}^{4}\rangle--3$
4 KPZ
, KPZ . ,
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. , Heun Fig. 2
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2 .
$d=2$ , $L=40$ , $\triangle x=1$ , $\nu=0.5$ , $D=$ 0.005
. $\triangle t_{n}=0.02$ , $t=$ 100000 Euler
. $\lambda^{2}=1500$ , 1
(Fig. 3).
1 \mbox{\boldmath $\lambda$} , Heun . $\lambda^{2}=$
1750 \mbox{\boldmath $\lambda$}2 $=2000$ , Heun Fig. 4 Fig. 5 .
$w$ 10 4 8 . , \mbox{\boldmath $\lambda$} , Heun
. , $\mathrm{P}\mathrm{C}$ 3 Runge-Kutta
Table 1 . , Heun
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Table. 1. The nulnbel$\cdot$ of explosive sample paths for KPZ equation with several values of
$\lambda$
$\mathrm{P}\mathrm{C}$ . , 3
Runge-Kutta $\mathrm{P}\mathrm{C}$ . .,.
, Euler Heun , Heun PC
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$\alpha_{i}---2\nu$ , $\beta_{i}=\nu+\lambda[hi+1(t)-/li-1(t)]/4$ , $\gamma_{i}=\nu-\lambda[hi+1(t)-h_{i}-1(t)]/4$
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, $l\iota_{0}=h_{40},$ $h_{41}=/\iota_{1}$ ( ). , $h_{:+1}(t)-h_{i-1}(t)=$
$2p_{i}$ . $w_{L}(t)$ .
$p_{i}=\{$
1 $( \text{ }\frac{1}{2})$




$\alpha_{i}=-2\nu$ , $\beta_{i}=\nu+\lambda piwL(t)/2$ , $\gamma_{i}=\nu-\lambda p:w_{L}(t)/2$
.
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. $A_{i},$ $B_{i}$ , Ci .
$A_{i}=$ ,
$B_{i}=$ diag $[\beta_{i,1}’, \ldots,\beta_{i,40}’]$ , $Ci=\mathrm{d}\mathrm{i}\mathrm{a}\mathrm{g}[\gamma_{i,1}’, \ldots, \gamma_{i,40}’]$,
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$\beta_{i,j}’=\nu+\lambda l^{J_{i}’},jw_{L}(t)/2$ , $\gamma_{i,j}=\nu-\lambda p’i,jL(\prime tw)/2$
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Fig. 1. Euler $\mathrm{s}\mathrm{c}\mathrm{h}\mathrm{e}\mathrm{l}\mathrm{l}\iota \mathrm{e},$ $d=1,$ $\lambda^{2}=$ 1500, no. of samples $=10$ .
96
Fig. 2. Heull scllellle, $d=1,$ $\lambda^{2}=$ 1500, no. of samples $=10$ .
g $\mathrm{w}$
Fig. 3. Euler scllellle, $d=2,$ $\lambda^{2}=$ 1500, no. of samples $=10$ .
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Fig. 4. Heun $\mathrm{S}\mathrm{C}1_{1\mathrm{e}\mathrm{n}}1\mathrm{e},$ $d=1,$ $\lambda^{2}=$ 1750, no. of samples $=10$ .






Fig. 6. Eigenvalue distribution, $d=1$
1 $\mathrm{m}$
Fig. 7. Eigenvalue distribution, $d=2,$ $\lambda^{2}=1500$
99
’.
Fig. 8. Eigellvalue distfibution, $d=2,$ $\lambda^{2}=1750$
Fig. 9. $\mathrm{E}\mathrm{i}\mathrm{g}\mathrm{e}\iota 1\mathrm{v}\mathrm{a}1_{\mathrm{U}}\mathrm{e}$ distribution, $d=2,$ $\lambda^{2}=2000$
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